



              Product Market Manipulations on Asian stock market         

    ABSTRACT :
The challenge occur in Asian stock markets for surveillance because a group of hidden manipulators collaborate with each other to manipulate the price movement of securities. Now ,the coupled hidden markov model based coupled behavior analysis has been proposed  to consider the coupling relationships in the above group-based behaviors for manipulation detection.  Experimental results on data from a major Asian stock market show that the proposed framework outperforms the CHMM-based analysis in terms of detecting abnormal collaborative market manipulations.   

Existing System : 

In Asian stock markets, The challenge occur in Asian stock markets for surveillance because a group of hidden manipulators collaborate with each other to manipulate the price movement of securities. Now ,the coupled hidden markov model based coupled behavior analysis has been proposed  to consider the coupling relationships in the above group-based behaviors for manipulation detection. From the modeling perspective, however, this requires overall aggregation of the behavioral data to cater for the CHMM modeling, which does not differentiate the coupling relationships presented in different forms within the aggregated behaviors and degrade the capability for further anomaly detection.

Proposed System:
In general Product Market Manipulations framework for detecting group-based market manipulation by capturing more com prehensive couplings and proposes two variant implementations, which are hybrid coupling (HC)-based and hierarchical grouping based respectively. The proposed framework consists of three stages .There are Product Measuring analysis, generates possible Product Measuring analysis coupling relationships between behaviors with or without domain knowledge. In the second stage, quantitative representation of coupled behaviors is learned via proper methods. For the third stage, anomaly detection algorithms are proposed to cater for different application scenarios. Experimental results on data from a major Asian stock market show that the proposed framework outperforms the CHMM-based analysis in terms of detecting abnormal collaborative market manipulations. Additionally, the two different implementations are compared with their effectiveness for different application scenarios.

.
IMPLEMENTATION :  

Main Modules :

1. User Module :

In this module, Users are having authentication and security to access the detail which is presented in the ontology system. Before accessing or searching the details user should have the account in that otherwise they should register first.
2. Product Measuring Analysis :
which converts the transactional data to proper representations and provides a flexible coupling structure for the next-stage quantitative coupling relationships

modeling. The behavior feature matrix  are represents a group of behaviors that are coupled for analysis. To consider the coupled relationships, the space for analyzing

the couplings of these behaviors is almost infinite. the CHMM-based framework aggregates all the behaviors within time intervals and considers to model the   couplings between these interval aggregated activities. The above approach may lose important coupling information within these aggregated behaviors, which may be useful for further anomaly detection.
3. Product Computable Analysis:
After the product computable analysis of the coupled behaviors, the possible coupling relationships between behaviors are ex- panded and effciently constrained,  compared to the CHMM- based framework. Then how to quantitatively model the couplings becomes the key point and we solve it by modeling the autocorrelations that exist in coupled behaviors. 
4. Abnormal Detection Techniques :
To find this coupled behavious are normal or abnormal , we choose to calculate the likelihood given the observations of the coupled behaviors based on the established normal model M. The higher the likelihood of the coupled behaviors bk, the more likely bk conforms to be normal. The following two sections will describe two variant implementations for the general framework proposed in this section.
System Configuration :

H/W System Configuration :

            Processor                            -    Pentium –III

 Speed                                -    1.1 Ghz

 RAM                                 -    256  MB(min)

Hard Disk                          -   20 GB

Floppy Drive                     -    1.44 MB

Key Board                         -    Standard Windows Keyboard

Mouse                                -    Two or Three Button Mouse

Monitor                              -    SVGA

 S/W System Configuration :

· Operating System            :  Windows95/98/2000/XP 

· Application  Server          :   Tomcat5.0/6.X                               



· Front End                          :   HTML, Java, Jsp

·  Scripts                               :   JavaScript.

· Server side Script               :  Java Server Pages.

· Database                             :   Mysql 5.0

· Database Connectivity     :   JDBC. 


